
Non-Linear Optimization
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Recommended Literature

• We will mainly use some of the following
lecture slides:

http://web.mit.edu/dimitrib/www/publ.html

which are based on the book

DP Bertsekas: Nonlinear Programming. Athena
Scientific, 2004.

Furthermore:

• J Nocedal, SJ Wright: Numerical Opti-
mization. Springer, New York, 1999.

• A Beck: Introduction to Nonlinear Opti-
mization. Theory, Algorithms, and Appli-
cations with MATLAB. SIAM, Philadelphia,
2014.
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